An extension of the Canonical Correlation Analysis to the case of multiple observations of two groups of variables.
In this contribution we present a method that extends the Canonical Correlation Analysis for two groups of variables to the case of multiple conditions. Contrary to the extensions in literature based on augmenting the number of variable groups, the addition of conditions allows for a more robust estimate of the canonical correlation structure inherently present in the data. Algorithms to solve the estimation problem are based on joint approximate diagonalization algorithms for matrix sets. Simulations show the performance of the proposed method under two different scenarios: the calculation of a latent canonical structure and the estimation of a bilinear mixture model.